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ADAPTIVE ITERATIVE LINEARIZATION GALERKIN METHODS
FOR NONLINEAR PROBLEMS

PASCAL HEID AND THOMAS P. WIHLER

ABSTRACT. A wide variety of (fixed-point) iterative methods for the solution of nonlinear equa-
tions (in Hilbert spaces) exists. In many cases, such schemes can be interpreted as iterative
local linearization methods, which, as will be shown, can be obtained by applying a suitable
preconditioning operator to the original (nonlinear) equation. Based on this observation, we will
derive a unified abstract framework which recovers some prominent iterative schemes. In partic-
ular, for Lipschitz continuous and strongly monotone operators, we derive a general convergence
analysis. Furthermore, in the context of numerical solution schemes for nonlinear partial dif-
ferential equations, we propose a combination of the iterative linearization approach and the
classical Galerkin discretization method, thereby giving rise to the so-called iterative lineariza-
tion Galerkin (ILG) methodology. Moreover, still on an abstract level, based on two different
elliptic reconstruction techniques, we derive a posteriori error estimates which separately take
into account the discretization and linearization errors. Furthermore, we propose an adaptive
algorithm, which provides an efficient interplay between these two effects. In addition, the ILG
approach will be applied to the specific context of finite element discretizations of quasilinear
elliptic equations, and some numerical experiments will be performed.

1. INTRODUCTION

The aim of this paper is to establish a general (adaptive) iterative linearization Galerkin (ILG)
framework for the numerical solution of nonlinear problems, with application to second-order
partial differential equations (PDE) in divergence form. To set the stage, we consider a real
Hilbert space X with inner product (-,-)x and induced norm denoted by || - ||x. We remark that
for most of our work it is sufficient for X to be a reflexive Banach space. Then, given a nonlinear
operator F: X — X', we focus on the equation

ue X: F(u)=0 in X', (1)
where X’ denotes the dual space of X. In weak form, this problem reads
ue X: (F(u),v) =0 forallve X, (2)
with (-, -) signifying the duality pairing in X’ x X.
Iterative linearization. The development of an iterative linearization scheme for is based on

applying suitable preconditioning operators. More precisely, for given v € X, we introduce a linear
and invertible preconditioning operator

Alv): X — X', (3)
which allows to transform (1)) into A(u)~'F(u) = 0. This in turn gives rise to a fixed point iteration

u™t =y — A(u™) TR (u™), n >0,
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for an initial guess u® € X, or equivalently,

"t e X A(u™)u™ = A(u™)u" — F(u™), n>0. (4)
Letting
[ X=X, f(u) == Alu)u — F(u), (5)
the fixed-point iteration takes the form of the following iterative linearization scheme:
Au™u" T = f(u™), n > 0. (6)

We emphasize that, given «™ € X, this is a linear problem for u"*! € X.

The general iteration scheme (@ recovers some of the widely used fixed-point iterations oc-
curring in the literature. These include, for instance, the Zarantonello iteration, the Kacanov
scheme, and the Newton method; see Section [2.3] for a detailed discussion. In the context of the
Zarantonello iteration, the interested reader is referred to the original work [30] (cf. also [9] for a
generalization), or the monographs 25| §3.3] and [33, §25.4]. Incidentally, the latter two references
also deal with the Kacanov approach, see |25, §4.5] or [33] §25.14]. For the (damped and adaptive)
Newton method we refer to [12] for an extensive overview, or the recent works on adaptive Newton
schemes [3,/4,21],261[28].

Iterative linearized Galerkin approach. The iteration @ generates a sequence {u"},>¢ which
potentially converges to a solution u* € X of . In general, however, the computation of this
sequence is not feasible if X is infinite- or high-dimensional. Therefore, in order to cast the iterative
linearization approach described above into a computational framework, we will consider Galerkin
discretizations of @ in terms of finite-dimensional conforming subspaces Xy C X. Then, a
discrete approximation, uﬁ,‘H € Xy, based on a starting guess u(])\[ € Xy, is obtained by solving
the linear discrete system

it e X (A(uf)uytt o) = (ful),v) Vv e Xy, n > 0. (7)

We note that the discretization of the linearized problem @ coincides with the linearization of

the discretized problem , i.e. the discretization and linearization commute; see [14] for a

related discussion. For the resulting sequence {u’},>0 C Xn of discrete solutions it is possible,

under certain conditions, to obtain general a posteriori estimates for the difference to the exact
solution, u* € X, i.e. for |[u* — u%"!||x, n > 0. The emphasis of such bounds is that they enable
the individual identification of different sources of error in the approximation process, such as,

e.g., the linearization and discretization errors (further errors, not to be considered here, may

result, for instance, from a linear solver iteration, see, e.g., |15], or from quadrature). This can be

accomplished by means of two conceptionally different techniques, both of which will be presented
in this work:

(a) The first approach is based on the assumption that a computable bound for the residual
of the linear Galerkin discretization of the form is available. Then, applying an elliptic
reconstruction technique (see, e.g., [22,/23]) yields a computable a posteriori error estimate for
the error |Ju* — w5 ||x, which can be expressed in terms of a discretization and linearization
contribution. In fact, these estimators can also be applied to appropriately enrich the space
X, thereby leading to a new space Xy41. We note that this approach has been applied
previously in [11] in the specific context of the Zarantonello iteration scheme.

(b) Alternatively, we may consider, for n > 0, a nonlinear discrete problem which, on the one
hand, features the nonlinear operator F from , and, on the other hand, possesses the same
solution, u?v"’l € Xy, as the linear Galerkin formulation . Assuming that there exists a
computable bound for the residual of the discrete solution to a suitably reconstructed nonlinear
problem, our analysis will show that such a bound can be exploited for the purpose of deriving
an a posteriori error estimator.

A posteriori error estimates as outlined above constitute an essential building block in the
development of adaptive ILG schemes for nonlinear problems . Indeed, recalling that such
bounds allow to distinguish the different sources of error in the approximation process, the key
idea of the fully adaptive ILG methodology is to provide an appropriate interplay between the
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fixed-point linearization iteration and possible Galerkin space enrichments (e.g., mesh refinements
for finite elements) depending on whether the discretization error or the linearization error is
dominant. In this way, the goal of the adaptive ILG approach is to keep the number of fixed-point
iterations at a minimum in the sense that no unnecessary iterations are performed if they are not
expected to contribute a substantial reduction of the error on the actual Galerkin space.

The simultaneous control of different sources of error in the context of adaptive finite element
methods for monotone problems has been presented in a number of earlier papers. For instance, in
the work [10], the authors have considered general linearizations of strongly monotone operators,
and have derived computable a posteriori estimators for the total error (consisting of the lin-
earization error and the Galerkin error) with identifiable components for each of the error sources.
For even more sophisticated a posteriori error estimators in the specific context of the Newton
linearization scheme for second-order monotone quasilinear diffusion problems we refer to [14,/15].
The a posteriori error analysis derived in those papers includes—in addition to the discretization
and linearization errors—also the algebraic linear solver error; moreover, the authors have pro-
posed an adaptive iterative procedure, which takes into account all components of the numerical
scheme in each refinement step. For a further development of that research in the context of com-
positional two-phase flow with nonlinear complementarity constraints we refer to |7]. Furthermore,
first a posteriori error estimates in the framework of the Kac¢anov iteration for quasilinear diffusion
problems in divergence form have been presented in [19]. Later on, an adaptive iterative linearized
Galerkin type approach has been introduced and discussed in [18]; indeed, the convergence of the
Kacanov-Galerkin iteration is proved therein. Moreover, for semilinear second-order elliptic prob-
lems, two different linearization schemes of Kacanov type have been analyzed in [8]. Just recently,
based on the ILG approach in [11], the convergence of an adaptive Zarantonello-Galerkin iterative
scheme for monotone elliptic PDE has been proved in [17]. Finally, we point to the fact that
the ILG methodology has been applied also to high-order (so-called hp) [2] and discontinuous
Galerkin [21] finite element discretizations, as well as to nonlinear parabolic problems [5].

Outline of the paper. In Section [2] we state and prove a global convergence result for the unified
iteration scheme @ In particular, in order to provide a few examples, we apply our result
to the Zarantonello, Kac¢anov, and (damped) Newton methods, thereby recovering some of the
well-known convergence results from the literature. Furthermore, still on an abstract level, in
Section (3| we discuss conforming Galerkin discretizations of @, and present general a posteriori
error estimates based on the two approaches outlined in (a) and (b) above. On that account, we
propose in Section [4] a fully adaptive algorithm based on the a posteriori error estimates. More
specifically, in Section [5] we derive computable error bounds for a second-order PDE in divergence
form; finally, in Section these theoretical estimates are employed within a series of numerical
experiments in the framework of the fully adaptive ILG approach.

2. ITERATIVE LINEARIZATION

The goal of this section is to prove a general convergence result for the iterative linearization
iteration @ under the condition that F in is a Lipschitz continuous and strongly monotone
operator. Furthermore, we will review a few classical examples.

2.1. Abstract framework. For the purpose of this work, we restrict ourselves to Lipschitz con-
tinuous, strongly monotone operators F:

(F1) The operator F is Lipschitz continuous, i.e. there exists a constant Lg > 0 such that
[(F(u) = F(v),w)| < Le [lu = vl x [[wlx ,

for all u,v,w € X.
(F2) The operator F is strongly monotone, i.e. there exists a constant v > 0 such that

vu—vl% < (F(u) = F(v),u - v),

for all u,v € X.



4 P. HEID AND T. P. WIHLER

Under these conditions, the theory of strongly monotone operators implies that possesses a
unique solution u* € X; see, e.g., |25 §3.3] or [33] §25.4].
Furthermore, for given v € X, we introduce the bilinear form
a(u;v,w) = (A(u)v, w), v,w € X, (8)

where A(-) is the preconditioning operator from . Then, we can write @ in weak form:
given u™ € X, find v"*! € X such that

a(u™;u" T w) = (f(u™), w) Yw e X. 9)
Throughout this paper, for any u € X, we assume that the bilinear form a(u;-,-) is uniformly
coercive and bounded. Those assumptions refer to the fact that there are two constants o, 8 > 0
independent of u € X, such that

a(u;v,v) > allvl% Yo € X, (10)

and

a(uv,w) < Bllofx lwlx  Vo,we X, (11)
respectively. In particular, owing to the Lax-Milgram Theorem, these properties imply the well-
posedness of the solution 4" € X of the linear equation @, for any given u" € X.

2.2. A global convergence result. Given the framework introduced in the previous Section [2.1]
the ensuing proposition is an abstract global convergence result for the iteration scheme @ We
note that it can be extended readily to the case where X is a reflexive Banach space.

Proposition 2.1. Suppose that (F2) (cf. Section [2.1)), and are satisfied, and u
a(u;u,-) and u — F(u) are continuous mappings from X into its dual space X' with respect to
the weak topology on X'. If the sequence {u™},>¢ defined by (6) satisfies ||u"*' —u™||x — 0
as n — 00, then it converges to the unique solution u* € X of

Proof. We begin by showing that {u"},,>¢ is a Cauchy sequence. Indeed, by virtue of (F2) and (],
for any m > n > 0, it holds that
vu™ —u|% < (Fu™) = Fu™),u™ = u”)
= (A(u™)u™ — f(u™),u™ —u") — (A(u")u" — f(u"),u™ —u").
Hence, involving and @ gives
m _ ., m+1

vl|u™ — u”Hi <a(u™;u™ —u

Furthermore, implies that

Ju™ — ™) — a(u™u —u™ ™ — u).

=

||um _ unHX S (||u7n+1 _ unLHX + Hun—i-l _ unHX) N O7

v
for n,m — oo. Hence, {u"},>0 is a Cauchy sequence, and, therefore, converges to some limit
u* € X. Next, we show that v* is the unique solution of . Owing to @D, we notice the identity

a(u™;u™,v) = (f(u"),0) + alu;u" —u0) =0 Vo e X,

for all n > 0. Here, due to , and because Hu"“ — u"HX is a vanishing sequence, we observe
that
a(u™;u™v) — (f(u™),v) -0  VYoeX,
for n — oo. Hence, by continuity of a and f, we deduce that
a(utu*,v) = (f(u"),v)  VweX,

i.e. u* is a solution of (L)); we note that u — f(u) = a(u;u, -) — F(u) is continuous by the continuity
of a and F. It remains to show that u* is the only solution of . In fact, if uH € X is any other
solution, then (F2) leads to

ie u* =ub. O
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2.3. Applications. In the ensuing section we will discuss the general Proposition [2.1] in the
context of the Zarantonello, Kacanov, and Newton iterations.

2.3.1. Zarantonello iteration. A most simple choice for the preconditioning operator from
is A(v)u := (6 1u,-)x, where § > 0 is a fixed constant; in particular, here, A = A(v) is independent
of v. In this case, the iterative linearization scheme @ turns out to be

(W' )x = (", ) x — 8 (F(u"), ). (12)

Theorem 2.2 (Convergence of the Zarantonello iteration). Assuming (F1) and (F2) (cf. Sec-
tion , the Zarantonello iteration converges to the unique solution u* of for any
§ €10,2v/12].
Proof. We verify the assumptions required for Proposition to hold. For a(u,v) = (67 u,v)x,
u,v € X, we note that and are satisfied with
a=B=56"'>0. (13)
Moreover, both u +— a(u,-) = (67'u,)x and u + F(u) are continuous on X. It remains to
show that ||u"Jr1 —u"H + Vvanishes. For that purpose, we denote by J : X — X' the Riesz-
Fréchet isometry. The iteration can then be written, in strong form, as u"*! = T(u™"), where
T(u) := u — 6J7'F(u). This leads to
2 1112
ot = = ) - T
—_ Hun _ un—l”i{ _ 25<F(un) _ F(un—1)7un _ un—1>
— n n— 2
+ 0% I F(™) = F D)l »
where we have used the linearity of J=!. Invoking (F1) and (F2), together with the fact that J=!
is isometric, we further get
n+1 n||2 2712 n n—11|2
ot = < (1= 280+ 2L8) o o

We note that

vi=(1-25v+6°LE) <1 (14)
if and only if § € ]0,2v/r2[. Hence, by induction,

n+1 n||2 n 1 012

[ =" <" [lut =

which shows that [|[u"*! —u"||x — 0 asn — 0. O
Remark 2.3. We notice that the contraction factor v from is minimal for the choice § = v/r.2.
2.3.2. Kacanov iteration. Here we assume that the nonlinear operator F from takes the form
F(u) = A(u)u — g, where A(u) : X — X’ is linear (for given u € X), and g = —F(0) € X' is fixed.
Then, the Kacanov iteration is defined by

A(u™)u™t =g, n > 0. (15)
Note that this iteration can be cast into the setting of @, where A(u™) takes the role of the
preconditioning operator, and f(u™) = A(u™)u™ —F(u™) = g is constant. We make the assumption
that there exists a Gateaux differentiable functional G : X — R which satisfies the following
properties:

(K1) G'(u) = a(u;u,-) on X, and G’ is continuous and strongly monotone, i.e. there exists a real
number ¢y > 0 such that, for any u,v € X, it holds

(G'(w) = G'(v),u—v) = collu— vl ; (16)
(K2) For each u,v € X we have the bound G(u) — G(v) > /2 (a(u;u, u) — a(u;v,v)).

In order to be able to apply Proposition we need an auxiliary result, which will also be
crucial in the analysis of the Newton method in Section [2.3.3] below.

Lemma 2.4. IfH: X — R is Gateauz differentiable with H' continuous and strongly monotone,
then H is bounded from below.
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Proof. For fixed v € X, and t € [0,1], we define the function ¢(t) := H(tv). We note that
¢ (t) = (H'(tv),v), and, invoking the fundamental theorem of calculus, we find that

1 1
mw—mmz/<wmmww=/“mwm—wmm»w+mmyw. (17)
0 0
Since H’ is strongly monotone, there exists a constant v > 0 such that
1
(H'(tv) = H'(0),0) = - (H'(tv) = H'(0), t) 2 7t o]l .

for any ¢ €]0,1]. Inserting this bound into , integrating with respect to ¢, and using the
submultiplicativity of the operator norm, yields

5
H(v) > 2 [[oll = [IH(O) | o]l x + H(0).

It is elementary to verify that the right-hand side is minimal for ||v||y = =1 [|H’(0)]| y,. With this
choice we arrive at H(v) > H(0) — /2 ||H’(O)||§(, for all v € X, i.e. H is bounded from below. O

Theorem 2.5 (Convergence of the Kacanov iteration). Suppose that (K1) and (K2) hold. Fur-
thermore, assume that the bilinear form a(u;-,-) induced by A satisfies and , and is
symmetric for all w € X. Then the sequence {u"},>o defined by (L5)) converges to the unique

solution u* of .

Proof. Because of (K1) it follows that u +— a(u;u,-) = G'(u) is continuous. Moreover, u — f(u) is
constant, and thus continuous. Consequently, u — F(u) = a(u;u,-) — f(u) is continuous as well.
We show that Hu”Jr1 — u””X, n > 0, is a vanishing sequence. To this end, we follow closely along
the lines of the proof of [33] Theorem 25.L]. Let us introduce the functional H(u) := G(u) — (g, u).
We note that H' (u) = G'(u) — g = A(u)u — g = F(u), i.e. H is the potential of F. Moreover,
by virtue of (K1), the derivative H' = G’ — g is continuous and strongly monotone, and thus F
satisfies (F2). In particular, with the aid of Lemma [2.4] we deduce that H is bounded from below.
Next, we will verify that {H(u")}, <, is a monotone decreasing sequence. Indeed, noticing that
a(u™;u" T "t —u™) = (g, u"tt — u™), and employing (K2), yields
H(u™) — Hu"*) = <g,u"+1 - u"> + G(u™) — G(u")
1 1

> a(un; un+17 un+1 _ un) =+ §a(un; un7 un) _ 5a(un; un+1’ un+1)

1 1
Z ia(una una un) - a(una un+1a un) + ia(unv un+1a un+1)7
for any m > 0. Then, employing the symmetry of a(u”;-,-), and involving , we obtain

H@™) = H@™ ) > Sasa™! = u =) > 2 {|um = [} >0, (18)

M| —

which shows that {H(u")},>0 is monotone decreasing. Then, recalling the boundedness from
below, we conclude that H(u") — H(u™*!) — 0 as n — oo. Hence, exploiting , it follows
that ||u”Jr1 — u”HX vanishes, and the proof is complete. O

2.3.3. Newton iteration. For the Newton iteration the preconditioning operator in is selected
to be A(v) = §(v)"'F'(v), v € X, where §(v) > 0 is a (damping) parameter, and F’ signifies the
Gateaux derivative of F. Then, the (damped) Newton iteration is given by
F/(u™)u™ ™ = F'(u™)u™ — 6(u™)F(u™), n > 0. (19)
For the purpose of applying Proposition [2.1] we make the following assumptions:
(N1) The operator F is Gateaux differentiable. Moreover, F’ is coercive and bounded in the sense
that, for any given u € X, it holds
(F'(w)v,v) > ap o3 Vo€ X, (20)

and
(F(wv,w) < B |vllx lwllx  Vo,we X, (21)
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where ap/, B > 0 are independent of w.

(N2) It exists a Gateaux differentiable functional G : X — R such that G'(u) = F/(u)u in X’ for
any u € X, and G’ is continuous when X’ is endowed with the weak topology.

(N3) It exists a Gateaux differentiable functional H: X — R such that H' = F.

(N4) There are some constants 0 < Opin < dmax < 00 such that ¢ : X — [Omin, Omax) IS &
continuous functional.

Theorem 2.6 (Convergence of the damped Newton iteration). Assume (F1) and (F2) (cf. Sec-
tion[2.1)), as well as (N1)=(N4). Then, for dmax < 20¢/Le in (N4) the damped Newton iteration
(119) converges to the unique solution u* € X of .

Proof. We aim at employing Proposition as before. By virtue of , , and (N4), we
obtain

a(u;v,v) > apdl ||’UH§( , u,v € X,
and
alu; v, w) < fedgh, [olly wly . wvwe X,
which are the coercivity and boundedness conditions and , with
Q= O[S B = P’ [6min, (22)

respectively. Next, we remark that the maps u — a(u;u,-) = §(u)"'F/(u)u and u — F(u) are
both continuous, when X’ is endowed with the weak topology, by (N2) and (N4), and by (F1),
respectively. Therefore, by the same arguments as in the proof of Theorem [2.5] it suffices to show
that there exists a constant C' > 0 such that

H(u") — H@"™) > C ||u"t! - u"H?X , n > 0. (23)
To this end, we define the function (t) := H(u"™ + t(u™*t! — u™)), t € [0, 1], and observe that
@' (t) = (H (" + t(u" T —u™)), 0" —u™) = (F(u" + t(u" ™' — ™)), u" T —u™).

Then, the fundamental theorem of calculus implies that

H(u™) — Hu"*) = _/o (F(u™ 4 t(u™t! — ™)), ut — ™) dt

1
—/ (F(u™ 4+ t(u"t' — ™)) — F(u"),u" ! — ™) dt
0
— <F(u"), unt — u"> )

By the definition of the Newton iteration (19), it holds that F(u") = &(u")~'F/(u™)(u" — u™*?),
n > 0. Thus, with the aid of (F1) and (20)), it follows that

1
H(u™) — H(u" ) > —LF/ t ||u”Jr1 - u”Hi dt + 6(u™) " (F (u™) (u" T — ™), u" T —um)
0

> B0t ) et -

If §(u™) < Omax < 29¢/Le, then

QF! LF Q! LF
- — -——=C>0 > 0. 24
5wy 2 T G 2 sHon= (24)
We conclude that (23)) is satisfied. O

Remark 2.7 (Classical Newton scheme). Recalling (20) with v = u°, and applying [25, Theo-
rem 3.3.23], we deduce the bound ||F'(u®)~'v|| . < ap' [[v]ly, for all v € X’. Furthermore, assume
that F is Fréchet differentiable and F’ is Lipschitz continuous, i.e. there exists a constant Lgs > 0
such that

IF'(v) =F(w)lx < Leflo-wly  Yv,weX.
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This leads to
Lg
v
Moreover, if the initial guess u° € X in is sufficiently close to the solution u* € X of in
the sense that ||F(u0)||X, < o# /2L, then we infer that

1
(07204

||F’(u0)*1(F/(u) — F’(v))”X < lu—v|x Yu,v € X.

QU

2L

Referring to |12, Theorem 2.1], it follows that the classical Newton iteration with §(u™) = 1 in
is well-defined, converges to a solution of , and converges quadratically.

Remark 2.8. The proof of Theorem is crucially based on (23)). We emphasize that this
bound may be satisfied even if the damping parameter §(u™) in (19) is larger than 2 /rr. This
is particularly important when 2ar/Le < 1, and the choice é(u™) = 1 (leading to local quadratic
convergence, cf. Remark is not admissible a priori. In this case, we may fix € > 0 small, and
aim to a posteriori attain the bound, for n > 0,

H(u") — H@u" ™) > €||u"" — u””i . (25)

To this end, we may pursue, for instance, the adaptive damping parameter selection approach
proposed in |12, §3.1]. More precisely, in each iterative step, we define an initial value for §(u")
by the following prediction strategy:

gm0 — min (5(“71'71)/'@, 1) if (5(u”_2) < 5(un—1)7
@ else.

IF () )]y < — [F)ly <

where 0 < k < 1 is a fixed (correction) factor. Here, we set 6(u=2) = §(u™!) = §°, with §° an
initial choice. If u™*! is obtained by the damped Newton method with damping parameter 6™,
for some i > 0, then we need to verify wether or not is satisfied. If not, then we adjust the
damping parameter according to the correction strategy

§ Y = max (aps (e 4 Lef2) "L k6™, i > 0. (26)

Subsequently, we will compute u™*! for the new choice ™1, This process is repeated until is
true, say after " iterations of . At this point, we let 6(u™) := 6™ . Evidently, in view of ,
we remark that will certainly hold once 6™ < ag/(e + Le/2)~1. Moreover, in the Galerkin
setting, we note that can be verified numerically at the cost of an eigenvalue problem. Finally,
if the values of the constants ap and Lg are not easily accessible, we can simply use the (possibly
pessimistic) damping parameter 5™t := k§™%.

Remark 2.9. We emphasize that the proof of Theorem works for much more general precon-
ditioning operators A. Assume that F satisfies (F1), (F2), and (N3), the mapping u — A(u)u =
a(u;u,-) is continuous w.r.t. the weak topology on X', and the bilinear form induced by A ful-
fills and . If @ > Lr/2, then the crucial property holds with C' := « — Lr/2 > 0;
indeed, this can be shown as in the proof of Theorem [2.6] and the convergence of the method
can be proved similarly as before. In particular, our unified iteration scheme does also recover
Newton-like methods, e.g., the case A(u) := 6F'(ug) for some initial guess ug € X, with a small
enough damping parameter d > 0.

3. GALERKIN APPROACH AND A POSTERIORI ERROR ANALYSIS

The numerical solution of is based on a finite-dimensional subspace Xy C X, and on
the iterative linearization Galerkin (ILG) formulation (7)), with a given initial guess u € Xy.
Since Xy C X, the assumptions in Section guarantee the existence of uﬁ,ﬂ € Xy in each
iteration step.

In this section, we will pursue two different strategies for the derivation of a posteriori error
estimates for Hu* — u?VHH +» Where u* € X is the unique solution of . In both approaches

an elliptic reconstruction technique, cf. [22,23], will be employed. In the first method we use an
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elliptic reconstruction for the solution of the linear problem , and the second strategy is based
on applying a similar idea for a nonlinear discrete problem equivalent to . We will refer to this
methods as the linear and nonlinear elliptic reconstruction, respectively.

3.1. A posteriori error analysis based on a linear elliptic reconstruction. For the sake of
a general a posteriori error analysis, using a linear elliptic reconstruction, we suppose that there
exists a computable bound n(u*, u};) for the residual

sup {a( UNM&“,U) — (f(uf), 0)} < mluftt,ul). (27)
X
Hv\lle
We remark that, in the context of finite element methods for linear elliptic problems, there is a

large body of literature focusing on the development of such estimates; see, e.g., [1,29].

Theorem 3.1. Suppose that (F1) and (F2), cf. Section[2.1] as well as and hold true.
Then, we have the a posteriori error bound

B
Hu* uy |X§al/

where u* is the unique solution of .
Proof. Due to and there exists a unique %" *! € X such that
Al @ 0) = (Ful),v) Vo€ X. (29)

(g i)+ P g g (28)

We note that @"*! is a reconstruction in the sense that u?VH € Xy is the Galerkin projection of
u" 1. By using the assumption (F2), we find that

vl =i < (ROt = Rl = ) = — (FOa), e — ),
since u* € X is the solution of . Hence,

2
up [ € —aluisui™ w —uigth) + (f(uf), ut — ™

* n+1)

vl|ur —
+a(ul;un™ —u,u
+ a(uly; uly, u* —uytt) — (flufy),u* — “7v+1>
— (POt ).
Using (29) and . this estimate transforms into
< a(uh; a™ Tt — ittt — ah) Fa(uly uett — al, ut — ulth
- <F(u'](,+1) — F(uyy),u” — u’&+1>.
Applying (11) and (F1), we find that
vt~ "“Hx < Bl =i ot = uR ] Bl = uR [l — ek
+ L [lu™ = [l = ui™
Dividing by Hu* "+1||X yields

vl —ul | < BlET - ui | + ﬂ+LF Jli™ = el - (30)

vt~

Moreover, by the coercivity property , for u?V‘H £ "1 we note that

ntl ﬂn““ < alul;ultt — g+l gt gt
¢ <

o [July [ a1 < sgg auly; ubtt — gt ),
llvll x=1
Involving and , we arrive at
alluy™ =@ < sup (auRiuit ) = (f(uR),v) < nlui uR). (31)
vEX

llvllx=1

Inserting this estimate into , finishes the proof. O
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Remark 3.2. We emphasize that the estimator permits to bound the error ||u* - U?VH || X
separately in terms of the discretization error indicator, ﬁ/aun(uﬁ,ﬂ, u%), and of the linearization
error indicator, (B+Le)/y |[ut! — ul|| «- Let us discuss these error contributions in more detail:
First, recall that u?V‘H is the Galerkin projection of %" *! in the sense of the Galerkin orthogonality
property

a(uly; u™ T —ut v) =0 Yv e Xn.

Thus, the quantity ||ﬂ"+1 — u?\,ﬂ ||  1s an indicator for the quality of approximation of the Galerkin

discretization. Here, invoking , we see that

Han-&-l _ u’r]tf-‘rlHX S a—ln(unN+1’ u}lv)’

wherefore it is reasonable to interpret the n-term as the discretization error contribution in the total

estimator. Secondly, it holds that Hunj\,'*'1 —uly H + — 0forn — 0, which underlines the convergence

of the iterative linearization; thereby, this term can be seen to quantify the linearization effect in
the ILG approximation.

Remark 3.3. The constants for the estimator in Theorem [3.1] for the Zarantonello iteration can
be slightly improved. This is due to the fact that the preconditioning operator A is constant in
this case; cf. [11, Proposition 2.2].

3.2. A posteriori error analysis based on a nonlinear elliptic reconstruction. In this
section we devise an a posteriori error estimate for the linear Galerkin iteration based on
applying the reconstruction technique to a nonlinear discrete problem equivalent to . We
underline that the nonlinear problem , exactly as in the case of the linear elliptic reconstruction
from , is of purely theoretical relevance in the derivation of the estimator, and does not need
to be solved in the actual computations.
We define an operator ¢ : X — Xy, where, for fixed w € X, we let ¢ (w) to be the Riesz
representative of F(w) € X} with respect to the inner product in X, i.e.
(YN (w),v)x = (F(w),v) Vv € Xn. (32)

Note that, if uy is the solution of the nonlinear Galerkin approximation of with respect to
the discrete space Xy, i.e.

uy € Xy : (Flun),v) =0 Vv € Xn, (33)
then it holds that ¥y (un) = 0.
For each n > 0, we define the nonlinear elliptic reconstruction #"*' € X of the solution u’* €
Xy of by
<F(ﬂ"+1),v> = (wN(u"NH),v)X Yo e X. (34)
By construction of the operator v, it holds that u}{,“ is the Galerkin approximation of , ie.
(F@ ) — F(upt"),v) =0 Yo e Xn.
Then, with the aid of (F2), we infer that
vt — a5 < (F@Y) = Fluipth), @+t —ujth).
Hence,
v Hﬂ"“ - u}(,HHX < sup <F(ﬂ"+1) - F(u%+1),w>

w
lwllx=1

< sup {(Un(uy™),w)x — (Fluy™),w)} .
weX
lwlx=1
Now, suppose that there exists a computable bound n(uﬁ,ﬂ) such that
sup {(’(/)N(URI—"_l))w)X - <F(u7]t/'+1)a U}>} < U(UnN+1)

weX
llwlx=1
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Then,

||an+1 n+1HX < v ,,7( n+1) (35)

Similarly as in the linear case, in the specific context of the finite element method for elliptic PDE,
such residual bounds can be obtained by standard techniques, see, e.g., [1,29]. This will be carried
out in Section [5.2] for quasilinear elliptic PDE.

Theorem 3.4. Given (F1) and (F2) (cf. Section[2.1]), there holds the a posteriori error bound

1
l* =il < 5 (Cai™) + [[ow (il x)

where u* is the exact solution of ,

We note that, in the bound above, v~ 1n(u ”H) is an indicator for the discretization error by a

similar argument as in Remark and v~1 ||1/) N ”H H 7 controls the linearization error. Indeed,
since ¥ (uy) = 0 and {u} } >0 converges to the solutlon uy of (33]) by our analysis in Section
we see that ||1/1N Ly HX — 0 asn — .

Proof. By invoking the triangle inequality and @, we find that
ot = < v )+
Moreover, due to (F2), we observe that
vljur — @5 < (F*) = F@ ), u* — @™y = (F@+),a" ' — u*).
By using , and upon applying the Cauchy-Schwarz inequality, this leads to
ot =T € o), T~ < ) 7

This yields the claim. O

Remark 3.5. We compare the a posteriori error estimators from Theorem and Theorem
The proof of Theorem and thus the constants in the bound —Strongly depend on the
choice of the preconditioning operator A, i.e. on the specific iterative linearization method. More-
over, the same comment applies for the computable bound n(u'y ntl u’). In contrast, the estimator
from Theorem [3.4] resulting from the nonlinear elliptic construction, as well as the computable
bound n(u}) are completely independent of the iteration scheme, and merely relies on the un-
derlying PDE problem. We note further that the a posteriori error estimator from Theorem
allows for more general reflexive Banach spaces X, whereas Theorem requires a Hilbert space
setting.

4. AN ABSTRACT ILG PROCEDURE

The estimates from Theorems and allow to control the error between the solution of
and the discrete system @ with respect to two individual terms, one of which expresses the
error of the linearization, and will be denoted by &f;,c., n, and the other, which we signify by
EGalerkin, N> Pounds the Galerkin discretization error. In a finite element context, the latter error
will typically be composed of local contributions for each element; this, in turn, enables to refine
the mesh locally. The algorithm, which will be presented below, uses an adaptive interplay between
those two controlling terms. More precisely, on a given Galerkin space, we iterate as long as the
linearization error dominates and, in addition, until it is, in a certain way, smaller than a given
bound depending on the number of Galerkin space enrichments, N. Once the linearization error
is small enough, and is up to a factor ¢ less than the one arising from the Galerkin method,
we enrich the Galerkin space according to the local error indicators in order to attain a smaller
discretization error. Subsequently, we will perform the linearization on the enriched space. In this
way, the goal of the ILG algorithm is to compute an approximation of the solution of which, on
the one hand, is sufficiently accurate, and, on the other hand, is attained from a minimal number
of iterations.
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4.1. Adaptive ILG algorithm. For the purpose of this section, we assume that our ILG Algo-
rithm [I} to be presented below, generates a sequence of hierarchically enriched Galerkin spaces,

Xo C X1 C X5 C ..., on each of which we perform at least one iterative step. Furthermore, we
will make use of a prescribed positive function o : N — (0, 00) which satisfies
o(N)—0 for N — oco. (36)

Its role is to ensure that the linearization error tends to zero for an increasing number N of
Galerkin space enrichments. For instance, in the context of the finite element method, a sensible
choice is o(N) = O(|Tn|~*), where |Ty| signifies the number of elements in the mesh, and s is the
expected convergence rate; cf. Section below. Recall that, for any fixed N > 0, our theory in
Section [2| guarantees, under certain conditions, that the difference HU?V — u}i,_IH + tends to zero
for increasing n; in particular, it can be made smaller than o(N) for n large enough.

An adaptive ILG procedure for the interactive reduction of discretization and linearization
errors is proposed in Algorithm [I} We note that this algorithm can be performed with any of the
iterative procedures from Section[2.3] and with either the error estimators obtained from the linear
or nonlinear elliptic reconstructions from Section [3] The input and output arguments as well as
the components of the implemented algorithm may, of course, depend on the error estimator and
the specific iterative linearization scheme applied.

Algorithm 1 Adaptive ILG algorithm

1: Prescribe a tolerance €, > 0, and an adaptivity parameter ¢ > 0. Set N := 0 and n := 0.
Start with an initial Galerkin space Xy C X, and an initial guess uJ € Xo.
: repeat
Set gfinear,N =1 and ggalerkimN =0.

3 n n n n—1
while gGalerkin,N < ﬂgLinear,N or ||uN — Uy ||X > U(N) do
Perform a single iterative linearization step to obtain u?\,'H from wY; cf. @

Update n < n + 1.
end while
Let u}{; :=uR; € Xy, and enrich the Galerkin space X appropriately based on the error
indicator &G, ey, v 0 order to obtain Xnyq.
10: Set gt()t = gﬂlinear,N + 5g‘radcrkin,N'
11: Define uQ, := u}, by inclusion Xy41 < Xp.
12: Update N <~ N + 1, and set n := 0.
13: until gtot < €tol-
14: return the sequence of discrete solutions v} € Xy.

2
3
4
5
6: Estimate the linearization error 55&1&1,, ~ and the Galerkin error indicator 88;1erkin7 N-
7
8
9

4.2. A remark on convergence. Given a Galerkin space X, we recall the solution uy € Xy

of . Furthermore, we let, as in the Algorithm u’](,* € Xy be the final approximation on Xy

(i.e. before the Galerkin space is enriched). We establish the convergence of u"N* to the unique

solution u* of under the following assumption:

(AG) The hierarchically enriched Galerkin spaces Xo C X1 C X5 C ... generated by Algorithm [1]
are such that the iterative Galerkin approximations uy € Xy from converge to the
exact solution u* € X of for N — oo.

Proposition 4.1. IfF from (1) fulfills (F1) and (F2) (cf. Section[2.1]), and the Galerkin method
satisfies (AG), then Algom'thmbased on an iterative linearization scheme , with a(u; -, ) satis-
fying the properties (10) and , generates a sequence {u"N* }N>0 which converges to the unique
solution u* € X of (1).

Proof. Using (F2) and involving 7 it holds that

* 2 * * *
v HuN — —1HX < <F(uN) — F(u Yy — uh —1> - <F(u7V 1y ol - uN> :
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Invoking , , and , we obtain

2 * * * * *
uy — u'y <a(u “ul Tt —wyu T —u —u"le ‘u"il—u H
HN N fo(N N Ns>¥N N) < N < II'N Nl
and thus
. Bl e -
uy — u'y 1H <—’u” —ul H .
H NTEN = NoON ik
By the triangle inequality, this leads to
* *_1 —1 ﬁ —1
o = = o o= o () o e
Notice that the stopping criterion for the while loop in Algorithm [I] implies that
‘ w - u;lv*-IHX <o(N) VYN >0, (38)

with o satisfying . Then, invoking the triangle inequality, as well as and , yields

‘ XSHU*_uN”X+<§+1) a(N).

The first term on the right-hand side tends to zero for N — oo by virtue of (AG), and the same
holds true for the second term due to (36). We deduce that u} — u* as N — oo. O

<|lu*—u Hu
< =y [

In our subsequent paper [20] we further analyze the convergence of the adaptive ILG algorithm.
In fact, we establish the linear convergence rate of our algorithm, with a slightly different a
posteriori error estimator, under reasonable assumptions. For instance, in the context of finite
element discretizations of second-order PDE in divergence form, cf. Section [5| we state in [20] an
a posteriori error estimator which guarantees the linear convergence regime.

5. APPLICATION TO SECOND-ORDER PDE IN DIVERGENCE FORM

In this section, we will apply our analytical findings to the quasilinear elliptic PDE problem
ue X: Fu) := —V-{,u (|Vu|2) Vu}—g:() in X' (39)

Here, Q C R?, for d € N, is an open and bounded domain with Lipschitz boundary T' := 9, and
X := H}(Q) is the standard Sobolev space of H!-functions on 2 with zero trace along the boundary
I'; the inner product and norm on X are defined, respectively, by (u,v)x = (Vu, Vv)r2(q)
and |lul| x := [|Vu| r2(q), for u,v € X. Equations of the form are widely used in mathematical
models of physical applications including, for instance, hydro- and gas-dynamics, or plasticity; we
refer to [32, §69.2-69.3] and |6, §1.1] for a discussion of the physical meaning. We suppose that
ge X' =H Q) in is given, and p € C*([0, 00)) fulfills

mu(t —s) < p(t*)t — p(s?)s < M, (t — s), t>s5>0, (40)
with constants m,, M, > 0. In particular, upon setting s = 0, we observe that
my < p(t*) < M, vt > 0. (41)

Under condition it can be shown that the nonlinear operator F from satisfies the prop-
erties (F1) and (F2) with

v =my, L =3M,; (42)

see [33, Proposition 25.26].
We note the weak form of the boundary value problem in X:

ue X: / u(\VuF) Vu-Vudz = (g,v) Yv € X. (43)
Q
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5.1. Convergence of iterative linearizations. In the sequel, we will investigate the conver-
gence of the various iteration schemes from Section as applied to the PDE (39). The conver-
gence of the Zarantonello iteration follows immediately from Theorem

Proposition 5.1. If u satisfies and F is given by , then the Zarantonello iteration ,
i.€.

utte X - —Au"Tt = —Au" 46V - {u (\Vu"|2) Vu”} + dg, n >0,
converges to the unique solution of for any 6 € ]0,2mu/on?|.

In order to study the Kacanov iteration method for , let us define, for v € X, the linear
preconditioning operator

Alu)v = —V - {u <|Vu|2) Vv} . weX. (44)
In addition to , we assume that p is monotone decreasing, i.e.
p(t)y<o  vE>0. (45)
Proposition 5.2. Let u satisfy and . Then, the Kacanov iteration (L5)), i.e.
u"tte X : -V {,u (|Vu"\2) Vu"“} =g, n >0,

converges to the unique solution of .

Proof. We will show that the assumptions of Theorem are satisfied. To this end, for A from ,
and any u € X, we define the symmetric bilinear form a(u; v, w) := (A(u)v, w), for v,w € X. Then,
using in combination with the Cauchy-Schwarz inequality shows the coercivity and continuity

properties and with
a=my, B8 =My, (46)

respectively. Furthermore, we introduce the potential G: X — R by
1 S
G(u) = / o (IVuP) de,  with o(s):= / J(t) dt. (47)
Q 2 Jo
For v € X, taking the Gateaux derivative of G, we find that
(G'(u),v) = / 2¢)' <|Vu|2> Vu-Vodz = / w (|Vu|2) Vu - Vodz = a(u;u,v),
Q Q

for any v € X. Thus, we infer that G'(u) = a(u;u,-) = F(u) + g. Recalling (F2), this implies
the strong monotonicity property with ¢g = my, and we conclude that (K1) holds true. In
addition, due to , for any ¢t > s > 0, it holds that

vlt) = 0(s) = 5 [ nr)dr = 5t - u(d)
and similarly for s >t > 0,
00 = 05) == [ ulr)dr =~ (s = 0ult) = 5t = s)ut)

Hence, for any u,v € X, we have
1 2 2 2 1
_ > _ . . _ .
G(u) ~ 6(v) > 5 /Qu (1vul?) (1Vul* = IVol*) do = 3 (a(usu,u) - a(uiv,0)).
which shows (K2). O

Finally, we turn our attention to the damped Newton iteration.

Proposition 5.3. Let u satisfy and . Moreover, suppose that the damping parameter
§: X = [Omin, Omax] 98 @ continuous functional, for some constants Omin, omax, With 0 < dmin <
Omax < 2mu/3M,. Then, the damped Newton iteration for the nonlinear PDE converges
to its unique solution in X.
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We will prove this proposition by showing that the assumptions of Theorem are satisfied.
For this purpose we require the following auxiliary result.

Lemma 5.4. If p satisfies (40)), then the operator u — F'(u)u is continuous from X to X' with
respect to the weak topology on X'.

Proof. By taking the limit s /¢ in , we infer that m, < % (u(tQ)t) < M,,, and, thereby,
my <20 () +p(t®) <M,  Vt>0. (48)
Moreover, a simple but lengthy calculation shows that

(F'(u)v, w) = /522u’(|Vu|2)(Vu -Vo)(Vu - Vw) dz + /Q w(|Vul?) Vo - Vw de, (49)

for any u,v,w € X. Consider a sequence {uk}kzo C X which converges to a limit u € X, i.e.
|u—u*||y =0, k- o0 (50)

Since X = H(Q), we find that Vu* — Vu in L?(Q) for k — oo. Thus, there is a subsequence
such that ,
Vuk — Vu ae. in Q for k' — oo, (51)

see, e.g., [27, Theorem 3.12]. Hence, defining the function w(t) := 2u’(¢)t + p(t), t > 0, it holds

<F’(u)u - F'(ukl)uk/7w> = /Q (w(|Vu|2) — w(\Vuk/|2)) Vu - Vwdz

+ / w(|Vu* 2V (u — u*') - Vw da.
Q

We note that both terms on the right-hand side tend to 0 as k' — oo: Indeed, for the first integral
this follows from the continuity of w, (51)), , and the dominated convergence theorem; for
the second integral, we recall and (50). Finally, referring to |31, Proposition 10.13(2)], we
conclude the weak convergence of the entire sequence, i.e. F/(u*)u* — F/(u)u as k — oo. This
finishes the proof. U

Proof of Proposition[5.3 For v =w in we have that
Flwe) = [ 20(TuP)Tu- Vol + [ u(Tu)| o de
Q Q

Exploiting , and using the Cauchy-Schwarz inequality, we notice that
20/ (|Vul?)|[Vu - Vol? 2 24/ ([Vul?)[Vul[ Vol
It follows that

(F'(u)v,v) > /Q (20 (Fuf)|Vul? + o (IVuf*) ) Vol da.

Applying implies that (F'(u)v,v) > m,, HU||§< for any w,v € X; this shows with
aF = my,. (52)

In addition, in view of , we observe that 20¢ /Ly = 2mu/3M, > dpmax, as required in Theorem [2.6
Furthermore, application of the Cauchy-Schwarz inequality, and involving , yields

(F'(u)v,w) < /Q (|2u’(|vu|2)| IVul® + 1 (|vu|2>) |Vo||[Vw|dz
= [ (2 QvaP) [Val® 1 (|90?) ) (901 Pl do
+2/Qu(|vu|2) V|| V| dz.

Employing and , this leads to

(F'(u)v,w) < (2M), — mu)/ﬂ Vol [Vw|de < (2M,, —my) [|v] x [wllx



16 P. HEID AND T. P. WIHLER

which gives with
BF/ = 2M# — my. (53)
In order to prove (N3), let us define the functional H : X — R by

H(u) := /Qw (|Vu|2) de — (g,u), u€ X,

with ¢ as in (47). It holds that

(H (u),v) = /Q“ (\WF) Vu - Vodz — (g,0) = (F(u),v),

for all v € X. Finally, to establish (N2), we introduce the functional G : X — R by G(u) :=
F(u) — H(u), where F(u) := (F(u),u), u € X. For u € X, the Gateaux derivative of F is given by

(F'(u),v) = (F(wu,v) + (Fu),v)  VweX.

It follows that G'(u) = F'(u) — H'(u) = F'(u)u + F(u) — F(u) = F'(u)u. Finally, due to Lemma5.4]
the mapping u — G’'(u) = F/(u)u is continuous with respect to the weak topology on X'. O

5.2. Iterative linearized FEM. For the sake of discretizing , and thereby, of obtaining
an ILG formulation for , we will use a conforming finite element framework. To illustrate
our approach we deal with a physical domain Q C R?; we remark, however, that the discussion
below can, in principle, be generalized to higher dimensions. We consider regular and shape-
regular meshes 7; that partition the domain €2 into open and disjoint triangles K € 7Tj such that
0= UKeTh K. We denote by hy := diam(K) the diameter of K € Ty, and let h := maxgeT, hi.
Moreover, we consider the finite element space

Xy, = {v € Hy(Q) :v|x € Pp(K) VK € Tp}, (54)

where, for fixed p € N, we signify by P,(K) the space of all polynomials of total degree at most
p>lon K €T,

Within the adaptive ILG framework, we will consider a sequence of meshes {7n} >0, whereby
we start with an initial conforming triangulation 7y of Q. All subsequent meshes are obtained by
refinement, i.e. for N > 0, the mesh 7y41 is a hierarchical refinement of Ty. Moreover, we will
denote by X the finite element space associated to the mesh Ty .

For an edge e C 0K+ NOK~, which is the intersection of two neighbouring elements K+ € Ty,
we signify by [v]|c = v |e - ng+ + v | - ng- the jump of a (vector-valued) function v along e,
where v*|. denote the traces of the function v on the edge e taken from the interior of K+,
respectively, and my+ are the unit outward normal vectors on K+, respectively.

5.2.1. A posteriori error analysis via linear elliptic reconstruction. In this section, we discuss the
a posteriori error estimate from Theorem in the specific context of the nonlinear PDE (39)
and the finite element framework presented above. Introducing the residual

R(u;v,w) := a(u;v,w) — {f(u),w), u,v € Xy, we X,

it is fairly straightforward to verify that, for all of the three iterative linearization schemes from
Section and for g € L?(Q2) in , it holds the special form

Rupsuy™ w) == [ aiy-Vwde+ [ phwds e,

with some p% € L?(2) and g € H'(2)2, which can be represented explicitly. Then, recalling @,
we may conclude that

R(uly uliL, w) = R(ull; ul w — wyy) = — /Q o - V(w — wy) de + /Q P (w — wy) de,
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for any wy € X . Therefore, choosing wy to be a quasi-interpolant of w, and pursuing a standard
residual-based a posteriori error analysis (see, e.g., ), we deduce the upper bound

1/2
bup R(”N? ;t[+17 < O| < Z 77K> )

eX
K
ol ez €T

where C| > 0 is an interpolation constant (only depending on the polynomial degree p and on the
shape-regularity of the mesh), and

n n (12 1 n N2
N = h% IV - d + PRl 2 ) + ihK IlarIlz2om\r) - K €Ty, (55)
is a computable error indicator.

Theorem 5.5. Let F be defined by (39) with u fulfilling and , and let Xy C HY(Q) be a
conforming finite element space as in (H4) on a mesh Ty. If u* is the unique solution of , and

{uR }n>0 is a sequence of ILG solutions obtained by any of the iterative linearization procedures
from Section[5.1] on Xy, then it holds the a posteriori estimate

1/2
\ e BraMy
ot o s 20 (50 ) e e g

KeTn

where C) > 0 is a constant, and

(61671 for the Zarantonello iteration, cf. (L3)),
(a,B) = ¢ (my, M,) for the Kacanov iteration, cf. ([46)),

(Mi/S s, @Mu—mu)/5,..)  for the Newton iteration, cf. , , and 7
and Nk, for K € Ty, is defined in .

Proof. The result follows from Theorem whereby we replace the constants v and Lg from ,
and insert the values of o and 8 from (10 and for the respective iterative schemes from
Section [5.11 0

5.2.2. Error estimator via nonlinear elliptic reconstruction. Following our abstract analysis in
Section [3.2] we consider the residual

Rupy™) = sup {(¥n(uy™) w)x — (Fluz'"),w)}.

weX
lwllx=1
Noticing (32)), for any wy € X, we have
Ryt == sup {(¥n(uy™),w —wy)x — (Fluy"),w—wn)}.
weX
lwllx=1

Then, for g € L*(Q) in , and wy € Xy an appropriate quasi-interpolant of w € Hj (), we
employ a standard residual-based a posteriori error analysis (see, e.g., ) to infer the upper
bound

1/2
R(uf" <C'<Z WK) )

KeTn

where C) is a quasi-interpolation constant, and

e = W | dun (™) + g+ - L (|9 ) vug } |

L2(K)

+ %hK |[vowtus™ +p (Ivas 1) va] ‘

L2(K\T)
for any K € Ty. Then, invoking Theorem and recalling , we obtain the following result.
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Theorem 5.6. Given the same assumptions as in Theorem then it holds the a posteriori
error estimate

1/2

* e C 1

[ = ui™l < mi,t ( 2 ni) o w2y
KeTn "

where u* is the unique solution of , C\ is a constant, and ng, for K € Ty, is given in .

5.3. Numerical Experiments. In this section, we test the adaptive ILG Algorithm [I] in the
context of the iterative linearized FEM for second-order PDE in divergence form discussed in Sec-
tion[5] We perform a series of numerical experiments to compare the various iterative linearization
procedures from Section [2.3] and to validate the a posteriori error estimators from Section [5.2
For all our experiments, we consider the L-shaped domain = (—1,1)2\ ([0, 1] x [~1,0]), and an
initial mesh consisting of 192 uniform triangles. Moreover, we will always choose the initial guess
to be u’ = 0, and run the algorithm until the number of elements exceeds 106. On a given mesh,
we perform at least one iterative linearization step, and continue until the linearization error is at
most half as large as the discretization error, i.e. we let ¢ = 2 in Algorithm [I} Furthermore, for a
given constant T > 0, we let

o(N) =T [Tn| " |Jud]|. N >0,

which relates to the expected convergence rate of O(|Ty|~"/?); in our experiments below the
choice T = 10 has proved to be a sensible value. Moreover, we set the constant factors for the
discretization and linearization estimators appearing in the right-hand sides of the a posteriori
error bounds to 1 (cf. Theorems and . In the adaptive process, we mark the elements for
refinement by use of the Dorfler marking strategy, see |13], and process them by the newest vertex
bisection method, see [24]. The true error ||u* — u% ||, and the error estimator will be displayed
each time before a mesh refinement is undertaken. Our implementation is based on the Matlab
package [16], with the necessary modifications.

In the Experiments below we consider the different iterative procedures discussed in
Section [2.3] For the problems under consideration, our computations consistently indicate that, in
the a posteriori error estimates from Theorem and Theorem the discretization part clearly
dominantes the linearization contribution. Not surprisingly, after a brief initial mesh refinement
phase, the algorithm only undertakes one iterative linearization step per space enrichment, i.e.
our algorithm is highly efficient for the proposed examples. Moreover, both the discretization
and linearization error indicators generally converge at the expected rate of O(|Tx|~"?). More
precisely, this holds true for any iterative scheme except for the damped Newton method (in
combination with the a posteriori error estimator from Theorem , where the linearization
error estimator exhibits an even higher convergence rate; this may result from the local quadratic
convergence property of the Newton iteration.

5.3.1. Smooth solution. We consider the nonlinear diffusion coefficient pu(t) = (t + 1)~ 4 1/2, for
t > 0, and select g in such that the analytical solution of is given by the smooth function
u*(z,y) = sin(mz) sin(wy). It is straightforward to verify that p fulfills the requirements and
from Section [5] so that the convergence of the three iterative procedures from Section
is guaranteed. The parameter § in the Zarantonello iteration is chosen to be 0.85 as this
seems to be close to optimal. The initial damping parameter on the initial mesh for the damped
Newton method is chosen to be §° = 1 in Remark moreover, throughout all our experiments,
the factor  for the correction and prediction strategy of the damping parameter is set to be 1/2.

In Figure for each of the three iterative linearization schemes presented in Section [5.1]
we plot the error ||u* —u}||y and both error estimators from Theorems and against
the number |7y| of elements in the mesh. In addition, we display the effectivity indices for
each experiment, i.e. the ratio of the error estimator and the true error; we see that they are
roughly bounded between 2 and 4. Furthermore, we notice that (nearly) optimal convergence
rates O (|Ty|~"/?) are achieved in all plots.
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5.3.2. Nonsmooth solution. In our second experiment, we consider the nonlinear diffusion param-
eter pu(t) = 1+e™ %, for t > 0. Again, it is easily seen that yu satisfies the assumptions and .
We choose g in such that the analytical solution is given by

u*(r, @) = 7/ sin (2¢/3) (1 — rcos()) (1 + rcos(¢)) (1 — rsin(p))(1 + rsin(y)) cos(p), (57)

where r and ¢ are polar coordinates. This is the prototype singularity for (linear) second-order
elliptic problems with homogeneous Dirichlet boundary conditions in the L-shaped domain; in
particular, we note that the gradient of u* is unbounded at the origin. As before, in Figure [2]
we plot the error ||u* —ufR ||y, the error estimators from Theorems and as well as the
effectivity indices versus the number |7n| of elements in the mesh for each of the three iterative
linearization schemes from Section We let 6 = 0.5 for the Zarantonello iteration, and use the
initial damping parameter 6° = 1 for the Newton method as in Experiment As before, we
observe that optimal rates of convergence are attained in all six cases.

5.3.3. Nonsmooth solution with monotone increasing diffusion. Finally, we consider the nonlinear
diffusivity function u(t) = 2 —e™%, for ¢ > 0. Again, we choose g in such that the analytical
solution is given by the nonsmooth function . Since p is monotone increasing, it does not
have the property , which is needed to guarantee the convergence of the Kacanov iteration
and of the damped Newton method. It still fulfills, however, the assumption , which, in turn,
is sufficient to guarantee the convergence of the Zarantonello method. In this experiment, we
choose the damping parameter for the Zarantonello method to be § = 0.4, and the initial damping
parameter in the Newton method to be d° = 1. We see from the plots in Figure [3| that the
Kacanov and damped Newton methods converge, even with optimal order, which indicates that
the property does not seem to be necessary for the current example and the initial setup
chosen here. We emphasize that this observation for the Katanov method was already made
in [18].
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